Simulation of continuous-time random walks by the pruned-enriched method.
We generalize the pruned-enriched method to simulate the probability distribution of the continuous-time random walk. The small probabilities that the pruned-enriched method can simulate could be many orders of magnitude smaller than the minimum probability obtained from the particle-tracking method when the computational costs of the two methods are the same. In addition, we propose a new criterion for pruning enrichment to improve the efficiency of the pruned-enriched method.